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1. Use a stochastic representation result in order to solve the following boundary value problem in the domain
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with F(T,z) = In(z?), where p and o are known.
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4. Solve the following boundary value problem:

OF 16%F -0
at(t )+§W(t z) =0 é"__i
F(T,z) =2 -z

where o is a known constant.
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6. Solve the following boundary value problem:
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F(T,z) = (ln(z))2



